Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: August 31, 2014 View Date: November 6, 2014
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
0027A1K32 ABBEY NATIONAL NA LL 0.12 03 Oct 2014
10,000,000.000  Local 99.989333 9,998,933.33 99.989333 9,998,933.33 0.00 0.89
Base 99.989333 9,998,933.33 99.989333 9,998,933.33 0.00 0.89
0027A1KX6 ABBEY NATIONAL NA LL 0.26 31 Oct 2014
5,000,000.000 Local 99.956667 4,997,833.33 99.956667 4,997,833.33 0.00 0.44
Base 99.956667 4,997,833.33 99.956667 4,997,833.33 0.00 0.44
00282DKU3 ABBOT LABORATORIES 0.09 28 Oct 2014
10,000,000.000  Local 99.985750 9,998,575.00 99.985750 9,998,575.00 0.00 0.89
Base 99.985750 9,998,575.00 99.985750 9,998,575.00 0.00 0.89
00282DLJ7 ABBOT LABORATORIES 0.1 18 Nov 2014
5,000,000.000 Local 99.978333 4,998,916.66 99.978333 4,998,916.66 0.00 0.44
Base 99.978333 4,998,916.66 99.978333 4,998,916.66 0.00 0.44
05253CJF4 AUST & NEW ZEA 0.15 15 Sep 2014
5,000,000.000 Local 99.994167 4,999,708.33 99.994167 4,999,708.33 0.00 0.44
Base 99.994167 4,999,708.33 99.994167 4,999,708.33 0.00 0.44
06366BXQ8 BANK OF MONTREAL 0.16 05 Sep 2014
10,000,000.000 Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.89
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.89
06538HJA9 BNK OF TKYO-MTBSHI L 0.21 22 Sep 2014
10,000,000.000  Local 100.001747 10,000,174.68 100.001747 10,000,174.68 0.00 0.89
Base 100.001747 10,000,174.68 100.001747 10,000,174.68 0.00 0.89
06945MK39 BARTON CAPITAL CORP. 0.18 03 Oct 2014
10,000,000.000  Local 99.984000 9,998,400.00 99.984000 9,998,400.00 0.00 0.89
Base 99.984000 9,998,400.00 99.984000 9,998,400.00 0.00 0.89
06945ML61 BARTON CAPITAL CORP. 0.18 06 Nov 2014
10,000,000.000  Local 99.967000 9,996,700.00 99.967000 9,996,700.00 0.00 0.88
Base 99.967000 9,996,700.00 99.967000 9,996,700.00 0.00 0.88
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12476FJ31 CAFCO LLC 0.13 03 Sep 2014
5,000,000.000 Local 99.999278 4,999,963.89 99.999278 4,999,963.89 0.00 0.44
Base 99.999278 4,999,963.89 99.999278 4,999,963.89 0.00 0.44
12476FJ98 CAFCO LLC 0.11 09 Sep 2014
5,000,000.000 Local 99.997556 4,999,877.78 99.997556 4,999,877.78 0.00 0.44
Base 99.997556 4,999,877.78 99.997556 4,999,877.78 0.00 0.44
12622VJ88 CRC FUNDING LLC 0.11 08 Sep 2014
10,000,000.000  Local 99.997861 9,999,786.11 99.997861 9,999,786.11 0.00 0.89
Base 99.997861 9,999,786.11 99.997861 9,999,786.11 0.00 0.89
12622VLD4 CRC FUNDING LLC 0.17 13 Nov 2014
5,000,000.000 Local 99.965528 4,998,276.39 99.965528 4,998,276.39 0.00 0.44
Base 99.965528 4,998,276.39 99.965528 4,998,276.39 0.00 0.44
12622VLH5 CRC FUNDING LLC 0.17 17 Nov 2014
5,000,000.000 Local 99.963639 4,998,181.94 99.963639 4,998,181.94 0.00 0.44
Base 99.963639 4,998,181.94 99.963639 4,998,181.94 0.00 0.44
13738KJ40 CAN AST & CAN LTD JT 0.14 04 Sep 2014
12,514,000.000 Local 99.998833 12,513,854.00 99.998833 12,513,854.00 0.00 1.1
Base 99.998833 12,513,854.00 99.998833 12,513,854.00 0.00 1.1
13738KK14 CAN AST & CAN LTD JT 0.19 01 Oct 2014
5,000,000.000 Local 99.984167 4,999,208.33 99.984167 4,999,208.33 0.00 0.44
Base 99.984167 4,999,208.33 99.984167 4,999,208.33 0.00 0.44
13738KKQ9 CAN AST & CAN LTD JT 0.18 24 Oct 2014
10,000,000.000 Local 99.973500 9,997,350.00 99.973500 9,997,350.00 0.00 0.88
Base 99.973500 9,997,350.00 99.973500 9,997,350.00 0.00 0.88
15060YJ50 CEDAR SPRING CPTL CO 0.23 05 Sep 2014
10,000,000.000  Local 99.997444 9,999,744.44 99.997444 9,999,744.44 0.00 0.89
Base 99.997444 9,999,744.44 99.997444 9,999,744.44 0.00 0.89
15060YJ84 CEDAR SPRING CPTL CO 0.2 08 Sep 2014
5,000,000.000 Local 99.996111 4,999,805.55 99.996111 4,999,805.55 0.00 0.44
Base 99.996111 4,999,805.55 99.996111 4,999,805.55 0.00 0.44
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15060YJ84 CEDAR SPRING CPTL CO 0.23 08 Sep 2014
5,000,000.000 Local 99.995528 4,999,776.39 99.995528 4,999,776.39 0.00 0.44
Base 99.995528 4,999,776.39 99.995528 4,999,776.39 0.00 0.44
16115XJ48 CHARTALLC 0.15 04 Sep 2014
7,600,000.000 Local 99.998750 7,599,905.00 99.998750 7,599,905.00 0.00 0.67
Base 99.998750 7,599,905.00 99.998750 7,599,905.00 0.00 0.67
16115XJF3 CHARTALLC 0.15 15 Sep 2014
10,000,000.000  Local 99.994167 9,999,416.67 99.994167 9,999,416.67 0.00 0.89
Base 99.994167 9,999,416.67 99.994167 9,999,416.67 0.00 0.89
17178CL50 CIESCO LLC 0.17 05 Nov 2014
10,000,000.000 Local 99.969306 9,996,930.56 99.969306 9,996,930.56 0.00 0.88
Base 99.969306 9,996,930.56 99.969306 9,996,930.56 0.00 0.88
2063C1JF8 CONCORD MIN CPTL CO 0.14 15 Sep 2014
10,000,000.000 Local 99.994556 9,999,455.56 99.994556 9,999,455.56 0.00 0.89
Base 99.994556 9,999,455.56 99.994556 9,999,455.56 0.00 0.89
2063C1KE9 CONCORD MIN CPTL CO 0.18 14 Oct 2014
10,000,000.000  Local 99.978500 9,997,850.00 99.978500 9,997,850.00 0.00 0.88
Base 99.978500 9,997,850.00 99.978500 9,997,850.00 0.00 0.88
22532CJ21 CREDIT AGRICOLE NORTH AMER INC 0.16 02 Sep 2014
8,000,000.000 Local 99.999556 7,999,964.44 99.999556 7,999,964.44 0.00 0.71
Base 99.999556 7,999,964.44 99.999556 7,999,964.44 0.00 0.71
22533MEK3 CREDIT AGRICOLE 0.32 06 Oct 2014
11,600,000.000 Local 100.003866 11,600,448.42 100.003866 11,600,448.42 0.00 1.03
Base 100.003866 11,600,448.42 100.003866 11,600,448.42 0.00 1.03
2284K1JF1 CROWN POINT CAP CO. 0.14 15 Sep 2014
10,000,000.000  Local 99.994556 9,999,455.56 99.994556 9,999,455.56 0.00 0.89
Base 99.994556 9,999,455.56 99.994556 9,999,455.56 0.00 0.89
2284K1KF9 CROWN POINT CAP CO. 0.18 15 Oct 2014
10,000,000.000 Local 99.978000 9,997,800.00 99.978000 9,997,800.00 0.00 0.88
Base 99.978000 9,997,800.00 99.978000 9,997,800.00 0.00 0.88
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36962GK86 GENERAL ELEC CAP CORP SR UNSECURED 09/14 4.75 4.75 15 Sep 2014
5,000,000.000 Local 100.170204 5,008,510.21 100.170204 5,008,510.21 0.00 0.44
Base 100.170204 5,008,510.21 100.170204 5,008,510.21 0.00 0.44
3773E3NL7 GLAXOSMITHKLINE FIN PLC 0.18 20 Jan 2015
7,000,000.000 Local 99.929500 6,995,065.00 99.898400 6,992,888.00 -2,177.00 0.62
Base 99.929500 6,995,065.00 99.898400 6,992,888.00 -2,177.00 0.62
38102KK19 GOLDEN FUNDING CORP 0.12 01 Oct 2014
5,000,000.000 Local 99.990000 4,999,500.00 99.990000 4,999,500.00 0.00 0.44
Base 99.990000 4,999,500.00 99.990000 4,999,500.00 0.00 0.44
38102KKG6 GOLDEN FUNDING CORP 0.18 16 Oct 2014
10,000,000.000 Local 99.977500 9,997,750.00 99.977500 9,997,750.00 0.00 0.88
Base 99.977500 9,997,750.00 99.977500 9,997,750.00 0.00 0.88
38143UAV3 GOLDMAN SACHS GROUP INC SR UNSECURED 09/14 VAR 0.8341 29 Sep 2014
3,950,000.000 Local 100.023583 3,950,931.54 100.023583 3,950,931.54 0.00 0.35
Base 100.023583 3,950,931.54 100.023583 3,950,931.54 0.00 0.35
38346MJH8 GOTHAM FDG CORP 0.15 17 Sep 2014
10,000,000.000 Local 99.993333 9,999,333.33 99.993333 9,999,333.33 0.00 0.89
Base 99.993333 9,999,333.33 99.993333 9,999,333.33 0.00 0.89
38346MJN5S GOTHAM FDG CORP 0.14 22 Sep 2014
5,000,000.000 Local 99.991833 4,999,591.66 99.991833 4,999,591.66 0.00 0.44
Base 99.991833 4,999,591.66 99.991833 4,999,591.66 0.00 0.44
38362WLH2 GOVCO LLC 0.17 17 Nov 2014
10,000,000.000 Local 99.963639 9,996,363.89 99.963639 9,996,363.89 0.00 0.88
Base 99.963639 9,996,363.89 99.963639 9,996,363.89 0.00 0.88
45779QJS6 INSTITUTIONAL SECURED 0.26 26 Sep 2014
10,000,000.000 Local 99.981945 9,998,194.45 99.981945 9,998,194 .45 0.00 0.88
Base 99.981945 9,998,194.45 99.981945 9,998,194.45 0.00 0.88
45779QLE4 INSTITUTIONAL SECURED 0.3 14 Nov 2014
5,000,000.000 Local 99.938333 4,996,916.67 99.938333 4,996,916.67 0.00 0.44
Base 99.938333 4,996,916.67 99.938333 4,996,916.67 0.00 0.44
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45779VAD7 INSTITUTIONAL SECURED 0.38 30 Oct 2014
5,000,000.000 Local 100.000000 5,000,000.00 100.000000 5,000,000.00 0.00 0.44
Base 100.000000 5,000,000.00 100.000000 5,000,000.00 0.00 0.44
52952MJ35 LEXINGTN PKR CAP CO LL 0.2 03 Sep 2014
10,000,000.000 Local 99.998889 9,999,888.89 99.998889 9,999,888.89 0.00 0.89
Base 99.998889 9,999,888.89 99.998889 9,999,888.89 0.00 0.89
53127UJC5 LIBERTY FUNDING LLC 0.17 12 Sep 2014
10,000,000.000  Local 99.994806 9,999,480.56 99.994806 9,999,480.56 0.00 0.89
Base 99.994806 9,999,480.56 99.994806 9,999,480.56 0.00 0.89
62455BN84 MOUNTCLIFF 0.35 08 Jan 2015
5,000,000.000 Local 99.874583 4,993,729.17 99.874583 4,993,729.17 0.00 0.44
Base 99.874583 4,993,729.17 99.874583 4,993,729.17 0.00 0.44
63253KMC8 NAT'L AUSTRALIA FNDG 0.175 12 Dec 2014
10,000,000.000 Local 99.950417 9,995,041.67 99.963540 9,996,354.00 1,312.33 0.88
Base 99.950417 9,995,041.67 99.963540 9,996,354.00 1,312.33 0.88
65409SJ33 NIEUW AMSTERDAM RECV 0.12 03 Sep 2014
5,000,000.000 Local 99.999333 4,999,966.67 99.999333 4,999,966.67 0.00 0.44
Base 99.999333 4,999,966.67 99.999333 4,999,966.67 0.00 0.44
78009NQQ2 ROYAL BK OF CANADA BBA LIBOR USD 1 MONTH 0.235 23 Feb 2015
10,000,000.000  Local 100.024069 10,002,406.86 99.995600 9,999,560.00 -2,846.86 0.89
Base 100.024069 10,002,406.86 99.995600 9,999,560.00 -2,846.86 0.89
79540BJHO SALISBURY RECEIVABLES CO 0.15 17 Sep 2014
5,000,000.000 Local 99.993333 4,999,666.67 99.993333 4,999,666.67 0.00 0.44
Base 99.993333 4,999,666.67 99.993333 4,999,666.67 0.00 0.44
79540BKM7 SALISBURY RECEIVABLES CO 0.15 21 Oct 2014
5,000,000.000 Local 99.979167 4,998,958.34 99.979167 4,998,958.34 0.00 0.44
Base 99.979167 4,998,958.34 99.979167 4,998,958.34 0.00 0.44
82124MK66 SHEFFIELD RECEIVABLE 0.17 06 Oct 2014
10,000,000.000 Local 99.983472 9,998,347.22 99.983472 9,998,347.22 0.00 0.89
Base 99.983472 9,998,347.22 99.983472 9,998,347.22 0.00 0.89
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82124MLE8 SHEFFIELD RECEIVABLE 0.18 14 Nov 2014
10,000,000.000  Local 99.963000 9,996,300.00 99.963000 9,996,300.00 0.00 0.88
Base 99.963000 9,996,300.00 99.963000 9,996,300.00 0.00 0.88
85520MJ38 STARBIRD FDG. CORP 0.15 03 Sep 2014
10,000,000.000 Local 99.999167 9,999,916.67 99.999167 9,999,916.67 0.00 0.89
Base 99.999167 9,999,916.67 99.999167 9,999,916.67 0.00 0.89
85520ML35 STARBIRD FDG. CORP 0.26 03 Nov 2014
10,000,000.000  Local 99.954500 9,995,450.00 99.954500 9,995,450.00 0.00 0.88
Base 99.954500 9,995,450.00 99.954500 9,995,450.00 0.00 0.88
87019SJ39 SWEDBANK 0.15 03 Sep 2014
5,000,000.000 Local 99.999167 4,999,958.33 99.999167 4,999,958.33 0.00 0.44
Base 99.999167 4,999,958.33 99.999167 4,999,958.33 0.00 0.44
88602UJ84 THUNDER BAY FNDNG LLC 0.17 08 Sep 2014
10,000,000.000 Local 99.996694 9,999,669.44 99.996694 9,999,669.44 0.00 0.89
Base 99.996694 9,999,669.44 99.996694 9,999,669.44 0.00 0.89
88602UJF8 THUNDER BAY FNDNG LLC 0.1 15 Sep 2014
10,000,000.000  Local 99.996111 9,999,611.11 99.996111 9,999,611.11 0.00 0.89
Base 99.996111 9,999,611.11 99.996111 9,999,611.11 0.00 0.89
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 18 Sep 2014
10,000,000.000  Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.89
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.89
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.51 16 Oct 2014
344,561.520 Local 100.000000 344,561.52 100.000000 344,561.52 0.00 0.03
Base 100.000000 344,561.52 100.000000 344,561.52 0.00 0.03
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 14 Nov 2014
9,607,865.440 Local 100.000000 9,607,865.44 100.000000 9,607,865.44 0.00 0.85
Base 100.000000 9,607,865.44 100.000000 9,607,865.44 0.00 0.85
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.51 18 Dec 2014
10,500,000.000  Local 100.000000 10,500,000.00 100.000000 10,500,000.00 0.00 0.93
Base 100.000000 10,500,000.00 100.000000 10,500,000.00 0.00 0.93
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92646LJ27 VICTORY RECEIVABLES 0.15 02 Sep 2014
8,010,000.000 Local 99.999583 8,009,966.63 99.999583 8,009,966.63 0.00 0.71
Base 99.999583 8,009,966.63 99.999583 8,009,966.63 0.00 0.71
92646LK82 VICTORY RECEIVABLES 0.15 08 Oct 2014
5,000,000.000 Local 99.984583 4,999,229.17 99.984583 4,999,229.17 0.00 0.44
Base 99.984583 4,999,229.17 99.984583 4,999,229.17 0.00 0.44
92976GAC5 WELLS FARGO BANK NA SUBORDINATED 11/14 VAR 0.6191 03 Nov 2014
969,000.000 Local 100.051640 969,500.39 100.051640 969,500.39 0.00 0.09
Base 100.051640 969,500.39 100.051640 969,500.39 0.00 0.09
949746CRO WELLS FARGO + COMPANY SUBORDINATED 11/14 5 5.0 15 Nov 2014
7,500,000.000 Local 100.944063 7,570,804.69 100.944063 7,570,804.69 0.00 0.67
Base 100.944063 7,570,804.69 100.944063 7,570,804.69 0.00 0.67
96442MJQ9 WHITE POINT FDG INC 0.2 24 Sep 2014
10,000,000.000 Local 99.987222 9,998,722.22 99.987222 9,998,722.22 0.00 0.89
Base 99.987222 9,998,722.22 99.987222 9,998,722.22 0.00 0.89
96442MKE4 WHITE POINT FDG INC 0.2 14 Oct 2014
5,000,000.000 Local 99.976111 4,998,805.56 99.976111 4,998,805.56 0.00 0.44
Base 99.976111 4,998,805.56 99.976111 4,998,805.56 0.00 0.44
979QHT009 WELLS FARGO REPO 0.06 02 Sep 2014
53,237,061.000 Local 100.000000 53,237,061.00 100.000000 53,237,061.00 0.00 4.71
Base 100.000000 53,237,061.00 100.000000 53,237,061.00 0.00 4.71
979QHT009 WELLS FARGO REPO 0.07 04 Sep 2014
200,000,000.000 Local 100.000000 200,000,000.00 100.000000 200,000,000.00 0.00 17.70
Base 100.000000 200,000,000.00 100.000000 200,000,000.00 0.00 17.70
979QHU006 DEUTSCHE BANK REPO 0.03 04 Sep 2014
100,000,000.000  Local 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 8.85
Base 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 8.85
979QRC005 BANK OF AMERICA REPO 0.04 02 Sep 2014
100,000,000.000 Local 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 8.85
Base 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 8.85
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979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 0.24 18 Sep 2014
4,800,576.860 Local 100.000000 4,800,576.86 100.000000 4,800,576.86 0.00 0.42
Base 100.000000 4,800,576.86 100.000000 4,800,576.86 0.00 0.42
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 0.31 08 Jan 2015
4,052,489.330 Local 100.000000 4,052,489.33 100.000000 4,052,489.33 0.00 0.36
Base 100.000000 4,052,489.33 100.000000 4,052,489.33 0.00 0.36
US DOLLAR Total
969,685,554.150  Local 969,696,423.52 969,692,711.99 -3,711.53 85.83
Base 969,696,423.52 969,692,711.99 -3,711.53 85.83
CASH EQUIVALENT Total
969,685,554.150 Base 969,696,423.52 969,692,711.99 -3,711.53 85.83
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
02665WAD3 AMERICAN HONDA FINANCE UNSECURED 12/14 VAR 0.2303 05 Dec 2014
5,000,000.000 Local 100.000000 5,000,000.00 100.002700 5,000,135.00 135.00 0.44
Base 100.000000 5,000,000.00 100.002700 5,000,135.00 135.00 0.44
05579UAA1 BMW VEHICLE LEASE TRUST BMWLT 2014 1 A1 0.2 20 Apr 2015
5,132,025.410  Local 100.000000 5,132,025.41 99.984490 5,131,229.43 -795.98 0.45
Original Face: 15,000,000.000 Base 100.000000 5,132,025.41 99.984490 5,131,229.43 -795.98 0.45
071813BK4 BAXTER INTERNATIONAL INC SR UNSECURED 12/14 VAR 0.40055 11 Dec 2014
3,000,000.000 Local 100.000000 3,000,000.00 100.033500 3,001,005.00 1,005.00 0.27
Base 100.000000 3,000,000.00 100.033500 3,001,005.00 1,005.00 0.27
14313RAA1 CARMAX AUTO OWNER TRUST CARMX 2014 2 A1 0.19 15 May 2015
4,943,290.540 Local 100.000000 4,943,290.54 100.000000 4,943,290.54 0.00 0.44
Original Face: 10,500,000.000 Base 100.000000 4,943,290.54 100.000000 4,943,290.54 0.00 0.44
14313TAA7 CARMAX AUTO OWNER TRUST CARMX 2014 3 A1 0.19 17 Aug 2015
19,100,000.000  Local 100.000000 19,100,000.00 100.000000 19,100,000.00 0.00 1.69
Original Face: 19,100,000.000 Base 100.000000 19,100,000.00 100.000000 19,100,000.00 0.00 1.69
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: August 31, 2014 View Date: November 6, 2014
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
14912L4Y4 CATERPILLAR FINANCIAL SE SR UNSECURED 12/14 1.125 1.125 15 Dec 2014
1,865,000.000 Local 100.253739 1,869,732.23 100.226900 1,869,231.69 -500.54 0.17
Base 100.253739 1,869,732.23 100.226900 1,869,231.69 -500.54 0.17
3130A15Z7 FEDERAL HOME LOAN BANK BONDS 09/15 VAR 0.1271 17 Sep 2015
10,000,000.000 Local 99.989057 9,998,905.72 99.983400 9,998,340.00 -565.72 0.89
Base 99.989057 9,998,905.72 99.983400 9,998,340.00 -565.72 0.89
313385E44 FED HOME LN DISCOUNT NT DISCOUNT NOT 09/14 0.00000 0.01 03 Sep 2014
5,979,000.000 Local 99.999694 5,978,981.73 100.000000 5,979,000.00 18.27 0.53
Base 99.999694 5,978,981.73 100.000000 5,979,000.00 18.27 0.53
313385E93 FED HOME LN DISCOUNT NT DISCOUNT NOT 09/14 0.00000 0.01 08 Sep 2014
3,500,000.000 Local 99.998931 3,499,962.57 99.999700 3,499,989.50 26.93 0.31
Base 99.998931 3,499,962.57 99.999700 3,499,989.50 26.93 0.31
34530JAA4 FORD CREDIT AUTO LEASE TRUST FORDL 2014 A A1 144A 0.2 15 Apr 2015
2,016,135.760  Local 100.000000 2,016,135.76 100.000000 2,016,135.76 0.00 0.18
Original Face: 6,000,000.000 Base 100.000000 2,016,135.76 100.000000 2,016,135.76 0.00 0.18
34530KAF0 FORD CREDIT AUTO OWNER TRUST FORDO 2014 B A1 144A 0.18 15 Jul 2015
6,487,065.200 Local 100.000000 6,487,065.20 99.997570 6,486,907.56 -157.64 0.57
Original Face: 11,000,000.000 Base 100.000000 6,487,065.20 99.997570 6,486,907.56 -157.64 0.57
34530LAA9 FORD CREDIT AUTO LEASE TRUST FORDL 2014 B A1 144A 0.18 15 Aug 2015
9,773,416.280 Local 100.000000 9,773,416.28 100.006450 9,774,046.67 630.39 0.87
Original Face: 11,000,000.000 Base 100.000000 9,773,416.28 100.006450 9,774,046.67 630.39 0.87
36163LAA8 GE EQUIPMENT SMALL TICKET LLC GEEST 2014 1A A1 144A 0.25 24 Apr 2015
1,244,892.350 Local 100.000000 1,244,892.35 100.006320 1,244,971.03 78.68 0.11
Original Face: 2,250,000.000 Base 100.000000 1,244,892.35 100.006320 1,244,971.03 78.68 0.11
36163NAA4 GE EQUIPMENT TRANSPORTATION LL GEET 2014 1 A1 0.2 23 Jun 2015
1,862,575.630 Local 100.000000 1,862,575.63 99.999070 1,862,558.31 -17.32 0.16
Original Face: 3,000,000.000 Base 100.000000 1,862,575.63 99.999070 1,862,558.31 -17.32 0.16
361894AA6 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2014 1A A1 144A 0.25 20 Apr 2015
2,285,999.700 Local 100.000000 2,285,999.70 99.995820 2,285,904.15 -95.55 0.20
Original Face: 10,000,000.000 Base 100.000000 2,285,999.70 99.995820 2,285,904.15 -95.55 0.20
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: August 31, 2014 View Date: November 6, 2014
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
38141GEA8 GOLDMAN SACHS GROUP INC SR UNSECURED 01/15 5.125 5.125 15 Jan 2015
5,000,000.000 Local 101.660523 5,083,026.14 101.696500 5,084,825.00 1,798.86 0.45
Base 101.660523 5,083,026.14 101.696500 5,084,825.00 1,798.86 0.45
41284AAA6 HARLEY DAVIDSON MOTORCYCLE TRU HDMOT 2014 1 A1 0.2 15 Apr 2015
428,095.240 Local 100.000000 428,095.24 100.000000 428,095.24 0.00 0.04
Original Face: 7,000,000.000 Base 100.000000 428,095.24 100.000000 428,095.24 0.00 0.04
43813JAA3 HONDA AUTO RECEIVABLES OWNER T HAROT 2014 1 A1 0.19 23 Mar 2015
2,341,176.000 Local 100.000000 2,341,176.00 100.000000 2,341,176.00 0.00 0.21
Original Face: 8,000,000.000 Base 100.000000 2,341,176.00 100.000000 2,341,176.00 0.00 0.21
43814GAA8 HONDA AUTO RECEIVABLES OWNER T HAROT 2014 2 A1 0.18 18 May 2015
1,904,205.530 Local 100.000000 1,904,205.53 100.000000 1,904,205.53 0.00 0.17
Original Face: 3,100,000.000 Base 100.000000 1,904,205.53 100.000000 1,904,205.53 0.00 0.17
43814HAA6 HONDA AUTO RECEIVABLES OWNER T HAROT 2014 3 A1 0.19 17 Aug 2015
7,250,000.000 Local 100.000000 7,250,000.00 100.000000 7,250,000.00 0.00 0.64
Original Face: 7,250,000.000 Base 100.000000 7,250,000.00 100.000000 7,250,000.00 0.00 0.64
44890RAA9 HYUNDAI AUTO RECEIVABLES TRUST HART 2014 A A1 0.2 17 Feb 2015
88,056.900 Local 100.013446 88,068.74 100.000000 88,056.90 -11.84 0.01
Original Face: 4,000,000.000 Base 100.013446 88,068.74 100.000000 88,056.90 -11.84 0.01
44890TAA5 HYUNDAI AUTO LEASE SECURITIZAT HALST 2014 A A1 144A 0.2 16 Mar 2015
1,746,276.890 Local 100.000000 1,746,276.89 99.998350 1,746,248.08 -28.81 0.15
Original Face: 7,300,000.000 Base 100.000000 1,746,276.89 99.998350 1,746,248.08 -28.81 0.15
44890UAA2 HYUNDAI AUTO RECEIVABLES TRUST HART 2014 B A1 0.18 15 May 2015
2,719,718.000 Local 100.000000 2,719,718.00 100.000000 2,719,718.00 0.00 0.24
Original Face: 6,000,000.000 Base 100.000000 2,719,718.00 100.000000 2,719,718.00 0.00 0.24
44890VAAQ HYUNDAI AUTO LEASE SECURITIZAT HALST 2014 B A1 144A 0.2 15 Jul 2015
3,549,812.860 Local 100.000000 3,549,812.86 99.992390 3,549,542.72 -270.14 0.31
Original Face: 5,000,000.000 Base 100.000000 3,549,812.86 99.992390 3,549,542.72 -270.14 0.31
477877AA2 JOHN DEERE OWNER TRUST JDOT 2014 B A1 0.21 24 Sep 2015
12,500,000.000 Local 100.000000 12,500,000.00 100.000000 12,500,000.00 0.00 1.1
Original Face: 12,500,000.000 Base 100.000000 12,500,000.00 100.000000 12,500,000.00 0.00 1.1
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Hol dlI‘lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: August 31, 2014 View Date: November 6, 2014
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
47787VAA9 JOHN DEERE OWNER TRUST JDOT 2014 A A1 0.2 15 May 2015
6,732,092.590 Local 100.000000 6,732,092.59 99.981860 6,730,871.39 -1,221.20 0.60
Original Face: 15,000,000.000 Base 100.000000 6,732,092.59 99.981860 6,730,871.39 -1,221.20 0.60
58768EAA7 MERCEDES BENZ AUTO LEASE TRUST MBALT 2014 A A1 0.2 15 Apr 2015
3,483,777.430 Local 100.000000 3,483,777.43 99.969150 3,482,702.68 -1,074.75 0.31
Original Face: 8,000,000.000 Base 100.000000 3,483,777.43 99.969150 3,482,702.68 -1,074.75 0.31
587729AA2 MERCEDES BENZ AUTO RECEIVABLES MBART 2014 1 A1 0.18 15 Jul 2015
2,984,429.960 Local 100.000000 2,984,429.96 100.005660 2,984,598.88 168.92 0.26
Original Face: 4,000,000.000 Base 100.000000 2,984,429.96 100.005660 2,984,598.88 168.92 0.26
65477NAA4 NISSAN AUTO LEASE TRUST NALT 2014 A A1 0.18 15 Jun 2015
2,875,284.910 Local 100.000000 2,875,284.91 99.997380 2,875,209.58 -75.33 0.25
Original Face: 4,000,000.000 Base 100.000000 2,875,284.91 99.997380 2,875,209.58 -75.33 0.25
73328YAA5 PORSCHE FINANCIAL AUTO SECURIT PFAST 2014 1 A1 144A 0.18 26 May 2015
6,360,565.270  Local 100.000000 6,360,565.27 99.992610 6,360,095.22 -470.05 0.56
Original Face: 13,500,000.000 Base 100.000000 6,360,565.27 99.992610 6,360,095.22 -470.05 0.56
742718DM8 PROCTER + GAMBLE CO/THE SR UNSECURED 02/15 3.5 35 15 Feb 2015
10,000,000.000  Local 101.430919 10,143,091.88 101.427300 10,142,730.00 -361.88 0.90
Base 101.430919 10,143,091.88 101.427300 10,142,730.00 -361.88 0.90
863667AA9 STRYKER CORP SR UNSECURED 01/15 3 3.0 15 Jan 2015
3,590,000.000 Local 101.023455 3,626,742.02 100.962100 3,624,539.39 -2,202.63 0.32
Base 101.023455 3,626,742.02 100.962100 3,624,539.39 -2,202.63 0.32
92867RAA7 VOLKSWAGEN AUTO LOAN ENHANCED VALET 2014 1 A1 0.19 20 May 2015
2,536,050.330 Local 100.000000 2,536,050.33 99.998400 2,536,009.75 -40.58 0.22
Original Face: 6,000,000.000 Base 100.000000 2,536,050.33 99.998400 2,536,009.75 -40.58 0.22
92887FAA9 VOLVO FINANCIAL EQUIPMENT LLC VFET 2014 1A A1 144A 0.21 16 Mar 2015
1,516,345.780 Local 100.000000 1,516,345.78 100.000000 1,516,345.78 0.00 0.13
Original Face: 4,000,000.000 Base 100.000000 1,516,345.78 100.000000 1,516,345.78 0.00 0.13
US DOLLAR Total
159,795,288.560  Local 160,061,742.69 160,057,714.78 -4,027.91 1417
Original Face: 202,500,000.000 Base 160,061,742.69 160,057,714.78 -4,027.91 14.17
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HOldil‘lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: August 31, 2014 View Date: November 6, 2014
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FIXED INCOME Total
159,795,288.560 Base 160,061,742.69 160,057,714.78 -4,027.91 14.17
Original Face: 202,500,000.000
& Issue has redenominated but Local is not converted
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Holdings

ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
FUND:  ATZF STATE STREET.

As of: August 31, 2014 View Date: November 6, 2014

Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal

1,129,750,426.77 100.00

1,129,480,842.710 Base
Original Face: 202,500,000.000

1,129,758,166.21
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Holdings
Currency Summary

Asof:  August 31, 2014

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:

November 6, 2014

View Date:

ATZF

STATE STREET.

Base Currency:USD - US DOLLAR

% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH EQUIVALENT
969,685,554.150 Local 969,696,423.52 969,692,711.99 85.83 -3,711.53 -3,711.53
Base 969,696,423.52 969,692,711.99 85.83 -3,711.53 0.00 -3,711.53
FIXED INCOME
159,795,288.560 Local 160,061,742.69 160,057,714.78 14.17 -4,027.91 -4,027.91
Original Face: 202,500,000.000 Base 160,061,742.69 160,057,714.78 14.17 -4,027.91 0.00 -4,027.91
US DOLLAR Total
1,129,480,842.710 Local 1,129,758,166.21 1,129,750,426.77 100.00 -7,739.44 -7,739.44
Original Face: 202,500,000.000 Base 1,129,758,166.21 1,129,750,426.77 100.00 -7,739.44 0.00 -7,739.44
FUND Total
1,129,480,842.710 Base 1,129,758,166.21 1,129,750,426.77 100.00 -7,739.44 0.00 -7,739.44

Original Face:

202,500,000.000
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Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
A .
sset Summary FUND: ATZF STAT'E STREET.
As of: August 31, 2014 View Date: November 6, 2014
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
969,685,554.150 969,696,423.52 969,692,711.99 85.83 -3,711.53 0.00 -3,711.53
CASH EQUIVALENT Total
969,685,554.150 969,696,423.52 969,692,711.99 85.83 -3,711.53 0.00 -3,711.53
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Holdings

ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
As of: August 31, 2014 View Date: November 6, 2014
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
FIXED INCOME
US DOLLAR
159,795,288.560 160,061,742.69 160,057,714.78 14.17 -4,027.91 0.00 -4,027.91
FIXED INCOME Total
160,061,742.69 160,057,714.78 14.17 -4,027.91 0.00 -4,027.91

159,795,288.560
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

FUND Total
1,129,480,842.710 1,129,758,166.21 1,129,750,426.77 100.00 -7,739.44 0.00 -7,739.44
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I—Ioldmgs ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
I FUND:  ATZE STATE STREET
As of: August 31, 2014 View Date: November 6, 2014
Base Currency: USD - US DOLLAR
Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
969,685,554.150 969,696,423.52 969,692,711.99 85.83 -3,711.53 0.00 -3,711.53
1,312.33 GN 0.00 GN 1,312.33 GN
-5,023.86 LS 0.00 LS -5,023.86 LS
FIXED INCOME
159,795,288.560 160,061,742.69 160,057,714.78 14.17 -4,027.91 0.00 -4,027.91
3,862.05 GN 0.00 GN 3,862.05 GN
-7,889.96 LS 0.00 LS -7,889.96 LS
Original Face: 202,500,000.000
FUND Total
0.000 1,129,480,842.710 1,129,758,166.21 1,129,750,426.77 100.00 -7,739.44 0.00 -7,739.44
5,174.38 GN 0.00 GN 5,174.38 GN
-12,913.82 LS 0.00 LS -12,913.82 LS
Original Face: 202,500,000.000
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